—— 


‘H Available at 


ws POWERED BY SCIENCE DIRECT® and their 
applications 


Stochastic Processes and their Applications 107 (2003) 351 


www elsevier.com/locate/spa 


Author Index Volume 107 


Balkema, A.A., Kliippelberg, C., Resnick, S.1., Domains of attraction for exponential 
families 

Ball, F., Neal, P., The great circle epidemic model 

Baudoin, F., Nualart, D., Equivalence of Volterra processes 

Bouchard, B., Mazliak, L., A multidimensional bipolar theorem in L°(R¢; Q, F, P) 

Caliebe, A., Résler, U., Fixed points with finite variance of a smoothing 
transformation 

Daudin, J.-J., Etienne, M.P., Vallois, P., Asymptotic behavior of the local score of 
independent and identically distributed random sequences 

Dayanik, S., Karatzas, I., On the optimal stopping problem for one-dimensional 
diffusions 

Delmas, J.-F., Dhersin, J.-S., Super Brownian motion with interactions 

Dhersin, J.-S., see Delmas, J.-F. 

El-Karoui, N., Hamadene, S., BSDEs and risk-sensitive control, zero-sum and 
nonzero-sum game problems of stochastic functional differential equations 

Etienne, M.P., see Daudin, J.-J. 

Hamadene, S., see El-Karoui, N. 

Jacobsen, M., Martingales and the distribution of the time to ruin 

Karatzas, I., see Dayanik, S. 

Kliippelberg, C., see Balkema, A.A. 

Matzinger, H., Rolles, S.W.W., Reconstructing a piece of scenery with polynomially 
many observations 

Mazliak, L., see Bouchard, B. 

Neal, P., see Ball, F. 

Nualart, D., see Baudoin, F. 

Pistorius, M.R., On doubly reflected completely asymmetric Lévy processes 

Resnick, S.I., see Balkema, A.A. 

Rolles, S.W.W., see Matzinger, H. 

Rosler, U., see Caliebe, A. 

Shao, Q.-M., A Gaussian correlation inequality and its applications to the existence of 
small ball constant 

Vallois, P., see Daudin, J.-J. 

Yoshida, N., Conditional expansions and their applications 


Elsevier B.V. 
PII: S0304-4149(03)00110-8 


107 (2003) 83 
107 (2003) 233 
107 (2003) 327 
107 (2003) 213 


107 (2003) 105 
107 (2003) 1 


107 (2003) 173 
107 (2003) 301 
107 (2003) 301 


107 (2003) 145 
107 (2003) 1 
107 (2003) 145 
107 (2003) 29 
107 (2003) 173 
107 (2003) 83 


107 (2003) 289 
107 (2003) 213 
107 (2003) 233 
107 (2003) 327 
107 (2003) 131 
107 (2003) 83 
107 (2003) 289 
107 (2003) 105 


107 (2003) 269 
107 (2003) 1 
107 (2003) 53 


| 


| Vol. 107 
Iss. 
SEP 


2003 


| 
| 


: 
> 
‘ 
| 
‘ 
} ‘ 
} 
t 
‘ 


